Introduction
A problem faced in the context of control charts generally is the measurement error variability. This problem is the result of the inability to measure accurately the variable of interest X. Mittag and Stemann (1998) , Linna and Woodall (2001) and Linna et al. (2001) examined this problem in the context of Shewhart control charts. This paper deals with the performance of the EWMA control chart for the mean under the effect of measurement error assuming a model with covariates.
The EWMA Chart Using Covariates
Assume that we have a process where Χ~Ν(µ, σ ) when the process is in control. However, we are not able to observe this true value but rather a value Y, which is related to X with the formula Y=A+BX+ε, where A and B are constants and ε~Ν(0, ) independently of X. We assume that all model parameters are known. 
Effect of the measurement error
A popular measure for evaluating the performance of a chart is the average run length (ARL). We use the Markov Chain method to compute the ARL.
In Table 1 
